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TRUST-REGION FILTER METHOD WITH NCP FUNCTION
SU Ke

(College of Mathematics and Computation, Hebei University, Baoding 071002;
Department of Mathematics, Tongji University, Shanghai 200092)

Abstract  Filter method was initially proposed by Fletcher and Leyffer in 2002. If
the objective function value or the constrained violation is reduced, this trial point is accepted,
which is the basic idea of the filter method. In this paper, the Fischer-Burmeister NCP function
value is used to modify the violation function value in the filter. It is shown that the new filter
method has the global convergence property.

Key words Filter, trust-region, nonlinear complementarity, convergence.



